Office of the State Treasurer
Georgia Fund 1 Holdings
As of September 30, 2018

Georgia Fund 1 (GF1): The local government investment pool primary liquidity portfolio comprised of state and local government funds. GF1 is managed to maintain a constant net asset value (NAV) of $1.00 and is rated AAAf by S&P. The primary objectives of the pool are safety
of capital, liquidity, investment income, and diversification. Performance objective is to meet or exceed the S&P’s Rated Government Investment Pool Index.

Weighted Average Maturity: 16 Days
DESCRIPTION ASSET CATEGO! PAR VALUE AMORTIZED COST MARKET VALUE MOODY'S | S&P | FIICH

BRANCH BANKING AND TRUST CO. Collateralized Bank Deposit* 10/01/18 $ 139,249,570 $ 139,249,570  $ 139,249,570 P-1 A1 F1
BRANCH BANKING AND TRUST CO. Collateralized Bank Deposit" 10/01/18 396,898,988 396,898,988 396,898,988 P-1 A-1 F1
CITIBANK N.A. Collateralized Bank Deposit* 10/01/18 302,698,867 302,698,867 302,698,867 P-1 A1 F1+
JP MORGAN CHASE BANK N.A. Collateralized Bank Deposit" 10/01/18 385,205,049 385,205,049 385,205,049 P-1 A-1 F1+
REGIONS BANK Collateralized Bank Deposit" 10/01/18 10,495 10,495 10,495 P-1 A2 F2
U.S. BANKN.A. Commercial Paper 10/01/18 304,776,091 304,776,091 305,284,051 P-1 A-1+ F1+
INTERNATIONAL FINANCE CORPORATION Floating Rate Note 10/01/18 25,000,000 25,000,000 25,036,475 Aaa AAA NR
BRANCH BANKING AND TRUST CO. Non-Collateralized Bank Deposit 10/01/18 515,000,000 515,000,000 515,000,000 P-1 A-1 F1
CITIBANK N.A. Non-Collateralized Bank Deposit 10/01/18 585,554,873 585,554,873 585,554,873 P-1 A-1 F1+
FIFTH THIRD BANK Non-Collateralized Bank Deposit 10/01/18 307,445,789 307,445,789 307,445,789 P-2 A-2 F1
PNC BANKN.A. Non-Collateralized Bank Deposit 10/01/18 471,112,518 471,112,518 471,112,518 P-1 A-1 F1
SUNTRUST BANK Non-Collateralized Bank Deposit 10/01/18 548,917,775 548,917,775 548,917,775 P-1 A2 F1
SYNOVUS BANK Non-Collateralized Bank Deposit 10/01/18 409,481,778 409,481,778 409,481,778 P-2 A2 F3
WELLS FARGO BANK N.A. Non-Collateralized Bank Deposit 10/01/18 515,589,645 515,589,645 515,589,645 P-1 A-1 F1+
MERRILL LYNCH PIERCE FENNER & SMITH INC Overnight Repurchase Agreement 10/01/18 150,000,000 150,000,000 150,000,000 NR A-1 NR
BMO CAPITAL MARKETS CORP Overnight Repurchase Agreement 10/01/18 180,000,000 180,000,000 180,000,000 NR A-1 NR
BNP PARIBAS SECURITIES CORP. Overnight Repurchase Agreement 10/01/18 90,000,000 90,000,000 90,000,000 NR A-1 NR
CREDIT AGRICOLE CORP & INV BANK NY Overnight Repurchase Agreement 10/01/18 310,000,000 310,000,000 310,000,000 P-1 A-1 NR
HSBC SECURITIES USA INC Overnight Repurchase Agreement 10/01/18 480,000,000 480,000,000 480,000,000 NR A-1+ NR
MERRILL LYNCH PIERCE FENNER & SMITH INC Overnight Repurchase Agreement 10/01/18 100,000,000 100,000,000 100,000,000 NR A-1 NR
MIZUHO SECURITIES USA LLC Overnight Repurchase Agreement 10/01/18 420,000,000 420,000,000 420,000,000 P-1 A-1 NR
RBC CAPITAL MARKETS LLC Overnight Repurchase Agreement 10/01/18 300,000,000 300,000,000 300,000,000 P-2 A-1+ NR
RBC CAPITAL MARKETS LLC Overnight Repurchase Agreement 10/01/18 300,000,000 300,000,000 300,000,000 P-2 A-1+ NR
BANK OF NOVA SCOTIA Overnight Repurchase Agreement 10/01/18 375,000,000 375,000,000 375,000,000 P-1 A-1 F1+
‘WELL FARGO SECURITIES LLC Overnight Repurchase Agreement 10/01/18 250,000,000 250,000,000 250,000,000 NR A-1 NR
JP MORGAN CHASE BANK N.A. Collateralized Certificate of Deposit 10/02/18 100,000,000 100,000,000 100,000,000 P-1 A-1 F1+
HSBC SECURITIES USA INC Term Repurchase Agreement 10/05/18 225,000,000 225,000,000 225,000,000 NR A-1+ NR
FEDERAL NATIONAL MORTGAGE ASSOCIATION Discount Note 10/10/18 25,000,000 24,987,813 24,987,813 P-1 A-1+ F1+
FEDERAL HOME LOAN BANK Discount Note 10/12/18 91,300,000 91,245,042 91,245,042 P-1 A-1+ NR
FEDERAL FARM CREDIT BANK Floating Rate Note 10/12/18 100,000,000 100,032,716 100,157,803 Aaa AA+ AAA
BNP PARIBAS SECURITIES CORP. Term Repurchase Agreement” 10/12/18 40,000,000 40,000,000 40,000,000 NR A-1 NR
FEDERAL HOME LOAN BANK Discount Note 10/15/18 25,000,000 24,980,944 24,980,944 P-1 A-1+ NR
INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT Floating Rate Note 10/18/18 25,000,000 25,000,000 25,009,591 Aaa AAA NR
INTERNATIONAL FINANCE CORPORATION Discount Note 10/22/18 150,000,000 149,823,250 149,815,350 P-1 A-1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 10/23/18 150,000,000 149,814,833 149,806,650 P-1 A-1+ NR
HSBC SECURITIES USA INC Term Repurchase Agreement 10/24/18 100,000,000 100,000,000 100,000,000 NR A-1+ NR
FEDERAL HOME LOAN BANK Discount Note 10/30/18 100,000,000 99,838,889 99,838,889 P-1 A-1+ NR
INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT Discount Note 11/01/18 300,000,000 299,442,000 299,444,700 P-1 A-1+ NR
BNP PARIBAS SECURITIES CORP. Term Repurchase Agreement 11/05/18 160,000,000 160,000,000 160,000,000 NR A-1 NR
RBC CAPITAL MARKETS LLC Term Repurchase Agreement 11/05/18 20,000,000 20,000,000 20,000,000 P-2 A-1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 11/09/18 100,000,000 99,766,000 99,767,100 P-1 A-1+ NR
FEDERAL HOME LOAN BANK Discount Note 11/14/18 366,296,000 365,373,748 365,373,748 P-1 A-1+ NR
INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT Discount Note 11/15/18 350,000,000 349,081,250 349,059,200 P-1 A1+ NR
FEDERAL HOME LOAN BANK Discount Note 11/21/18 92,560,000 92,287,650 92,287,650 P-1 A-1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 11/26/18 150,000,000 149,510,000 149,498,400 P-1 A1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 11/27/18 150,000,000 149,501,250 149,489,400 P-1 A-1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 12/07/18 100,000,000 99,592,416 99,594,300 P-1 A1+ NR
FEDERAL HOME LOAN BANK Discount Note 12/13/18 300,000,000 298,734,667 298,734,667 P-1 A-1+ NR
FEDERAL HOME LOAN BANK Discount Note 12/14/18 200,000,000 199,155,167 199,155,167 P-1 A1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 12/19/18 50,000,000 49,765,194 49,760,800 P-1 A-1+ NR
INTERNATIONAL FINANCE CORPORATION Discount Note 12/19/18 50,000,000 49,765,194 49,760,800 P-1 A1+ NR
FEDERAL FARM CREDIT BANK Discount Note 12/20/18 50,000,000 49,770,000 49,770,000 P-1 A-1+ F1+
FEDERAL HOME LOAN BANK Discount Note 01/16/19 21,700,000 21,562,298 21,562,298 P-1 A1+ NR
MERRILL LYNCH PIERCE FENNER & SMITH INC Term Repurchase Agreement 01/16/19 65,000,000 65,000,000 65,000,000 NR A-1 NR
FEDERAL HOME LOAN BANK Discount Note 01/18/19 135,000,000 134,128,454 134,128,454 P-1 A1+ NR
FEDERAL HOME LOAN BANK Discount Note 01/25/19 35,800,000 35,553,716 35,553,716 P-1 A-1+ NR
tfe | | |$ 168950743718 1168065393118 1168126835 | | |
Notes:

1. Collateralized Bank Accounts secured by collateral permitted by statute, held by a third-party custodian, marked-to-market daily, with market value equal to or exceeding 110% of the deposit; FHLB letters of credit; or the Secure Deposit Program. 10/25/18

2. Extendable Term Repurchase Agreements reprice monthly. If not extended at reprice date, both parties have option to call/put at par within 5 business days. UNAUDITED
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